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Abstract
In this report we calculate individual risk of default from companies. To do so, we
will first study the principles of Multivariate Analysis and then we will discuss some
notions from Machine Learning. The final goal will be programming a tool able to
sort out companies according to its risk of default and to learn from future cases.
Resum
En aquest treball calcularem el risc de mora que presenten les empreses a nivell
individual. Per fer-ho, primer veurem els principis de l’anàlisi multivariant i després
algunes idees de machine learning. L’objectiu final serà programar una eina que
classifiqui les empreses segons el seu risc i sigui capaç d’aprendre de casos futurs.
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